A E AR PR B R HR B R &
2017 EREEREHE

2017 %E£ 6 A 30 H

HEFHAN: BEESEEFRAF
HEXEN: PEERBITROFRAF
ZEHHEH: 201748 H 28 H



TS CEERRr 2 2017 4F 245 FEF i 75 4k

§1 HEERR

FEEEHMARNER S ERERRIEAR G TR SRAFEEBICE . RSP B E 83N,
TR AR S AERVEA S8 R AR AN ) SO VR ST . AR A =0
PAEMSIE R T AR, HFHERFREKR.

FFEE AP E AT IR A IR A AR AR S RAE, T 2017 £ 8 H 23 HEMK T A
WA SRR SHERDL B Motk . WEHGIRESEAR, RIEEZK
WENAEREBICE. RSP s HORER .

BTN U LSS L SR 51 10 S ) A8 A R 6 55, (EANRIERE B — s B ) o
SR ARSI AREHARRI . BV KUK, FHE 3 7E E AR DS i A4 ] e AR
BRI AR RS SN

AR AT PR A T TR 1 AR R A LE S0, BB AR T ARG P 7, R B AR AR A AE

A 0 45 R B o T

AAREWE 2017 1 H 1 HiEg® 6 7 30 Hik.

0

2 71 3£36 01



WS AEIR AR 53 2 2017 424 BE R 75 4 2

§2 E&EFN
2.1 REEKXIBNR
AL TS HEER R 53 2%
iy W TR IR 2
e AL 160634
A (Y FLTIFF TR
FEa AR 201546 H 16 H
A= N IS e 4 5 TR AT TR 2 )
BEEN Hh [ @ AT B A PR 2 A
i 5 AR I 4 4 B B0 131, 011, 668. 36 7
Re A P ANTE I
\ % NE s 2%
i@%ﬁim%ﬁ#x% IR 53
L H# 2015-06-26
TIEA WIS TS TR | BRI 2 FE AR A AR B
TREAHIEEINTEIR: | IR H IR A Wk B 2
TIERIEEA 5 | 160634 150237 150238

W IR T B> Bt
WA

120, 701, 576. 36 #3 | 5, 155, 046. 00 1 5, 155, 046. 00 11

2.2 & H

B Hbw

R IRERPRAOTR AL, IBSREREA W B FE AR ER IR Z /MU, 1946 H
PRI 2 LA I 0. 35% LAWY, SFERERIRZEEHIE 4% LA

AnHe R I A AR B BTk, R R e FR R PR B A ik
R IR BUL B R AL, IFARIEAR IR RO B S A (A2
WREATHI R

T AR IR 2E R B A B R AR L B G o ALSEAT NI
G AT 3 < Y P O R S ] 56 0o A e < PR B D 5 00 AR R8CR mT E R
MR, BRI SRR O 3 BUR BN VEAS 2, BEHAR R R 2ok
A BB ERER bR SR BN, e G BN AT DA 4 & B kAT
G HASEA R, JORERERER 2 .

ASIE G 1 S SR DR O BUAHE G KR 5 R 57 L Bk v 22 T ) H
Y iR i 2 E AN 0. 35%, FRERERIRZE AL 4% . WNIRHE £
A R D) 2 S At PR 3R 3 SSCPR B v 25 PR R R R L. AR Vi
e < TN VR B B it G BRI (i 20 1 PR R R 2 HE— DK

M= e 211

HUEIR R P ML AEEOIR 28 28 X 95 % + R ARAT W AR R 2 (BLE)D
X5%

JRUBS A 2 AL

AFEG R TR G, FLPUI I KU S e i TR A R L fit
MG 5 Mm e, MIEFR RSB XS, BTy
e ) b RIS AL Govfa 8t &, L ERERPR IR BRI, B
A SRR LR R BT AR A 2 mARABLAR XS YA 2 R AL o

03 7 336 1




WS AEIR AR 53 2 2017 424 BE R 75 4 2

AREEL T A
&, HTHAN KRS
W o e TR A R
&, BB S 51t

e g
MRS, TS | vt o hgioEs | IHESRAR B AN

B4

TR S ARz | e e PRI i, By | B, L
M B ST Bl A
o P LA | 785 5 LU A

e A AR Gy

RO, i R X B I ARFALE X458 v PRV ARFALE o

FriFRECEM, BAH

SrrEa 5 bR

TR A A F A

ABLFE SRR WAL 2 AR AAE
23 HREBEANREESTEEAN

TiH HEEEA EETEN
HK S I 4 PR R A 7] [ i R ERAT IR PR A F]
44 kX HE
R EA TN | BRRHEE 0755-82825720 010-67595096
TR zhangge@phfund. com. cn tiangingl. zh@ccb. com
B RS HE 4006788999 010-67595096
R/ 0755-82021126 010-66275853
2.4 [ERHEH A
GGG Y R IE SR BN LB
http://www. phfund. com. cn
P Jk
RIITHAE FH X AR AL =% 168 SR E FRp 2 0 ss
He G E R J<
SR R 13 IR S AT A A

o4 71 336 0




TS HEIR PR3 2 2017 447 B2 i o 47 2

§ 3 EEMFIEIPNESHERI
3.1 EESH RN B

SR ARTT

3.1.1 MR BEEFiEbR

WERCQOITHETH1IH - 201746 H30H )

AHA O S -3, 978, 248. 34
A I 3, 581, 270. 31
TIAS Y- 35 35 4y B A BA R 0. 0233
KIIEE S A E KR 2. 39%

3.1.2 JIARHERE AR bR

AR (201746 H 30 H )

J R ] gy P e A WUR

-0. 3928

HR I 4 8P 13E 145, 700, 781. 63
IARFE S B E 1. 112

FE: (1D AW O SEII a fa 2 AR N . B5a . AN (ONE 2 fe a2z i)

THBRA R RS AR ASARNE A C SEB et i A 2 Se i E AR sl -

(2) PFrid k& EHR IR A AR E NGBS 5 2 e S AT (B, I ik S i B e [a]
P HEEHARE), thANSHE SRRt KT B TR R
(3) iy “HIAR” e MmE—H, Bl 6 A 30 H, JTixHRE AT HBEE S s

5H.
3.2 S FERIN

3.2.1 EGHAEEE KR RS [R5t R i 2 2R 1 EL Bt

e | PERP | SR | LR
BB | e | KIS | S | gkl | ©0-© @-®
HEQ | %@ | Bz

ot E—1MH 4. 12% 0. 99% 3.52% 0. 98% 0. 60% 0.01%
TE=H —-2.03% 1. 13% -3. 48% 1. 11% 1. 45% 0. 02%
i EARH 2.39% 0. 93% —-1. 82% 0.91% 4.21% 0. 02%
o — 8. 16% 0.91% 0. 10% 0.91% 8. 06% 0. 00%
iiﬁ%ﬁ\f —23. 72% 2. 09% —-43. 04% 2. 15% 19. 32% -0. 06%

M MG = TR IR DR b 5 HiA 2 9 5%+ R ML ARAT 7 A R 2 (B =) 5%

5 71 336 0




WA R 53 2 2017 47448 LA 75 4 22

3.2.2 HEG A FABBIRIE S EIE THE K R RIS RIS B
RS T
TR 3 SN K P A 005 S 3501

0.00% 4

5159 -4
-10.29% -4

-15.44% 1H-

-25.73% -t i

-30.87% {1 ¢

-36.02% 1

-41.16% -

-46.31% -

-51.45% -

015-01-24 1 [~ teae

016-03-01 -~

O1B-04-07 o oo T b T
016-06-20 4 |t T =

20151005 |-

2015-05-16 -
2

20

2

2
2
2
2
2
2

— [ e R S WAL T N RS — U O ol o b R i |
e 1 ARSEEEFT 2015 46 H 16 HAR.
2. BEBOMILH, AFEE MK I B CUA B3 4 A [H) B 4% T L 451
3.3 HAbtatr

T

%06 71 L3601



TS HEIR PR3 2 2017 447 B2 i o 47 2

§4 HEAWRE
4.1 REEHANRFEEZHTEN
411 EEBFEARREHESHEE

Mot S FA TR A S ROL T 1998 4E 12 H 22 H, WA TGHEOFRETE, Remt. &
7 R o B E B VE AT R AL 55 . BUE AR A IR, A F AR B R ESR A A PR A A
R BRI % 8 A 8 P 45 B A A 7] (Eurizon Capital SGR S.p. A ). YT ALEME % R R AR
A AR ARSNGB A, AR JFEEMTEA 8,000 e AR, 5T 2001 9 5%
R, HEZE 15,000 U AR . ik 2017 4E 6 H, a8 HE 7 ML F] 4509. 30 12
TG, HH 149 RASESE . 10 AAEMRBRAE. 2 REARZRKEHRAE. LT 19 44
VARG, RSV, KRS R T ERAR.

4.1.2 &2 (BESLHP) RESLHEBHHEMA

EAR SR (3 -
4, TR ) HIR ﬁié _—
EBAY | BER

il

0>

Rl
o

SRS, EHEETE, 255
1, 10 FEFMIEL . EAEER
THEIEFRDARAR, 4
IR 455 1) 38 T 3 G 43 T 0
2009 4 10 H B te R 48 1A
BRATE],  PIATAUR BRI &
S, B EAT TR,
S fa MR E & B e EL 5%
FERBETE . BRI TS TR 2014
TP 5 HIEBIHAENAEE B is
St o 201546 / | 0 B2, 2014 4 5 F AN
16 H HUETF RS 7 R B B S 23,
2014 4% 11 F ke He AT s 4 [ 57 532
HEREZ, 2015 4F 4 Hilk
EMG 4T o R R a4 8,
2015 4 5 AT MEAEAES 532
HEREZ, 2015 4F 6 HilLk
{EMG IRy R T 2 3,
2016 4 6 HIFTMET R—1&
ZE T (LOF). Mt &1k 5Eng
BERESREEZRA., SRkt R
BHEE WO TR o

VE: L ARRUH AT AR B T 2w g Jm IE SN AN A T 2 H s AR ALk G 2 BRI,
ERH R & SRR

7 0 336 0



TS HEIR PR3 2 2017 447 B2 i o 47 2

2. UEFF ML E SCE AT ML B 42 56T Al N 53 B A BRI M AR SR B E
4.2 EENSREHA LR SEEENFEIF O3

AN, AIESEIATRGES GEFRRESE) SEEM. P EIER S A S E
ARG S FAE, ABEWSTE B 57 R N B MR G 08 ™, 78 M 42 ) XU FY
Bepfi b, RS M AR E ANBRRR AN . RGN, REGEESIH, MM e E R
YT B 4 AR R 23 AT A
4.3 EENAXRE N AT 5 BT
4.3.1 AP35 B RIHATHENL

AN, AEGE N EIAT AP G0 E, WRAFRREASEN R . il
B TGE NP
4.3.2 REXBHIT AN EIHH

R I, AT G R R AR R R HON B G I 3 A R R S AT N . ARSI AR K
AIESE I NE I A R A EZ 55 P AT SN R B R 058 5 S B0 50 58 5 il
HZAESR 2 H S B 5% I -
4.4 EFNXRE BN E SR RIS SR I Ui
4.4.1 REP A EESHTH RKIGBEL T

AN, LGB R LR S B A (R A & IR, AR IE R s A Fa R w8 7 ik AT B B

TR I, F < I X R O 25 P2 AN R R R 22 A L A ), B M SE B T R s Ak H AR
4.4.2 REFNEEHNL SR

AR, FEEHEFEDY 1112 78, RIHFE 0. 763 Jo. Ak PIEEAHUFE I K E N
2.39%%, ARG, EESEMIRERE 0.97%, HIYERERE 0. 06%.
4.5 BEANEREL. EFTHIATVEHKHERE

2017 4F AP, MR ARSRAER TER R BB e AR RS 4 A7 2 B e i T I A e, A7
AR FE S AL BT Ak, T 5 B R 45 0% 38 Y- 7 T A XU B i R < TR R e 14
MG EFN, EMEFAGETRRYERE L BUESH, SREAATBORA B . ol AU
AR, BEREMRUPG RS, (HRERAT MR AT ek AR . AEFEARNR A
HHUARIATIR T, BBHME SO A A LAl 2 BR ISR HY) 4 3 o

2017 AE 2R, MR EA AR KT ENE . EmEARE TR E T, JATFHEE
ZORFF—i#E. RZSEBIEW T, RAIROZIE FE T W AR e (BT 7 3 FRE A AT Mk A0
R RN ST ONIESE IS £ A I IRZL - AP/AI

%08 7l 336 T



WS AEIR AR 53 2 2017 424 BE R 75 4 2

4.6 BEEANREHAZSMHERFESEFRR YA

1. ARZE5MERESTT LN ARIRDT 0 T VAR RE MR 52 TAR 4 Do ik

(1) HHE A EFRRE

HERMEBEER U5, REX TR AR T ERNEE USRS NS A A, Marg
W\ SIS, PREAFIFE G AEA NS, KA RE ., BeR. IKEICRSEJ7 A B A,
HERTREML T AR S E . e THEFER AT KM 525 R G REAT RS )
k5 AbEE ;B H I ERSOSCSS S S s s, TR E . RES TSRS E LA
SIEWRTOUNRD IS MR, 8 HEER ST, R ESSTER
TR B R A ESS RIS IEE TN —BUS A R A At . St RBE B REES
TSRS, BRAEeX BN, Foke MR ENHEFHEER TR, iRk E
BETIR.

Fo & 3 St R 2T BH AL S ML BEA%, AR S 5 S A 5 T 48 7 3= BRTRAN
206, BT R EZRI BORAT k.

(2) FppRll 5 fhE AR

AR EIE I 25 4 75 [2008]38 5 (SR Tt — D HVEIE S R R R AL 55 TR S R L) AOAH
KINGE » AT BROL AT RRBE SRS T AR AR Al AN AL, RO e 2R L AT LA 7 A
WEREIZHL . SR TR, Bl RN R
v SR HERE M E R

REAWMAS HguE R e HH M E.

B G2 M2 5AENHE A E RS, KR RE AR, SEDHBR AR
e R A (B R U AT

3y AR S SAMERRE ST Z B AR T E A 2 iR

4y A A AT HEATAR AT E O IR 55 A6 2
4.7 EENNR 5 3 AR S RIE 4 BC 5 00 A B

MIEARE IS G RLIE, AN, K (BFEIBEIR R R B OR A 30,
WETEIRfR B AR A ABEAT Y23 70 -
4.8 WEHI N EBEANEEERA ANFERE S H 7 E BB 1 A

T.

"}

09 7 336 1



TS HEIR PR3 2 2017 447 B2 i o 47 2

§5 FBEARSE
5.1 REYNEARETENERFEHILS Y
AAREI, P AT IR H A ATEA S ST R, PRy T GRS 4
R

). HeEF. FTTEDUNEMA RE, MAERFEeMIRFA AN RITHN, BaR
HLEAT 1R TEE NN L5
5.2 TTEAXREH AL RS BRSEREMTE #EHE. REIRERRAHH
A, AEENLREREG RHE . FBea . TTEHBNEA RE, AR
SV HHETE ST SCEEAT TN E R, AR GRS /E ) it 1
B RIS BT 10 FH R e B AR m AT N
A, AR G R S 2y B o
5.3 fEEANEPEFEREPUSEEENRNES. ERNTBEERNL
AIENEREE TAMRE PRM SR, ERI. MES RS WSk, $i
HEMEFENE, RIERZNEAFAERERICE. RSV s KRR

010 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

§ 6 FEEMFLIMRE (REFHTH)
6.1 F=HMRE
o e o LR e SR Y N e (= s e AT e A e
WEEIEH: 201746 H 30 H
AT
% KR EEER
201746 A 30 H 2016 4£ 12 A 31 H
® e
AT 8,175, 601. 14 9, 656, 254. 02
SN 185, 410. 48 13, 096. 38
17 AR IE 4 33,077.92 19, 564. 30
o AR Y 136, 821, 713. 54 165, 623, 320. 58
Hop SR 136, 821, 713. 54 165, 623, 320. 58
REW®E - -
A% - -
PSRRI - -
sl ks - -
RTHE A gt = - -
SENIRAE 4 il gt e - -
RESCUE Z7 9 S K 1, 535, 935. 02 58, 819.91
JREYSCRI S 1, 874. 50 2,194. 83
IvAcdiie ] - -
JSEUAT 3 6, 723. 61 16, 455. 78
186 S P 15 % 7 - -
Hoph gt = - -
Agaaisens 146, 760, 336. 21 175, 389, 705. 80
KR EEER
RBHFTH AR b 201746 A 30 H 2016412 A 31 B
i AR:
T HAfE K - -
KT 5 1 4 A £ - -
1T AE SR A1 5 - -
S H [B1 ) 4 Rk % 72 3K - -
INEASTUIE 573 5K - -
7 ASF B [ K 374, 7717. 95 401, 571. 84
A A N Fi T 132, 067. 54 160, 181. 54
INERER =R 29, 054. 87 35, 239. 95
AT B R 25 - -
A A 5 B 119, 958. 52 123, 494. 07
VAT H5 B - -
JRE AR - -

% 11 n 3L 36

i

AR M7



S HEFRAR S S 2017 AF - 4F FER 45 1 38

AR - -
18 ZE T 5B 671 5t - -
Fofth A7 53 403, 695. 70 511, 382. 41
ffii e it 1, 059, 554. 58 1, 231, 869. 81
B E A :

Sk 4 190, 965, 647. 83 233, 775, 587. 09
AR B A]E -45, 264, 866. 20 -59, 617, 751. 10
R S kennn 145, 700, 781. 63 174, 157, 835. 99
BRI A 2 B A e 146, 760, 336. 21 175, 389, 705. 80

E: AR 2017 4E 6 H 30 H, BER R F0FE 1. 112 76, FEEIRLR A 0F0F{E 1. 030
TG, MSHEIR(R B A AF{E 1. 194 J6; FEEMMEURE 131, 011, 668. 36 1y, H M LIR{R 2 A %

120, 701, 576. 36 4, MEAEIR{R A 4347 5, 155, 046. 00 14, MEHEILAE B 345 5, 155, 046. 00 173

6.2 FNER

b AR BRI RV R B PR S A% R 4
AR 20174F 1 H 1 HE 201746 H30H

Bfr: ARt
p:S- AR LA R
W H MRS | 20174E1 H 1 HZE 2017 | 201641 A1 HE
#F6H30H 2016 4£6 A 30 H
—. A 5, 164, 865. 54 -41, 971, 293. 88
LAY 40, 030. 86 41, 599. 19
Horp: fRECRLEIRON 40, 030. 86 41, 599. 19
ez ISUYON - -
e FRRIE SRRSO - -
TN IRAE R BT PR - -
HABF WA - -
2B AR (AL “-7 A -2, 500, 541. 22 ~14, 725, 606. 44
Hrp: BEERFEWE -3, 193, 548. 03 -15, 697, 703. 18
S Xr e &l - -
s Bt - -
PO S RRIE SR U 2R - -
BRI - -
firtE TR - -
R 26 693, 006. 81 972, 096. 74
AN N P = >
3;%,%;;5?%3}}4&“1 (Bl 7,559, 518. 65 -27, 354, 701. 13
A Sl Es (BREL “-” SR
%) B B
5 HAMUCN (FHRLL “-” SIH
A1) 65, 857. 25 67, 414. 50

%12 7 36 W




TS HEIR PR3 2 2017 447 B2 i o 47 2

B: —. #H 1, 583, 595. 23 1, 584, 604. 22
1. &P R 6.4.8.2.1 845, 519. 93 895, 266. 10
2. LEWm 6.4.8.2.2 186, 014. 40 196, 958. 50
3. HHERS 6.4.8.2.3 - -
4. A 245, 425. 15 181, 977. 45
5. FMESZH - -
Hodr: SEH R 4 b P 5 3 H - -
6. FAth?RH 306, 635. 75 310, 402. 17
E\ﬂnﬂ&%m CFREHET- 3, 581, 270. 31 43, 555, 898. 10
SIEF)
W PTASRLTE H - -
9. #FE Gl “-” 5

3, 581, 270. 31 ~43, 555, 898. 10
i 7))
6.3 FTAEENE (E&#E) THE
Srb AR AR CR P FRE 0 GOIE SR A T 2 4
AHAER: 201741 H1HZE 201746 H 30 H

Bfr: NRMt
A3

=
I

20174£1 H 1 HZE 201746 A 30 H

SRS

R EERHE

FrEER AT

— WP E N (O
EHAHED

233, 775, 587. 09

-59, 617, 751. 10

174,157, 835. 99

T R EES R
B EAR S CRIA
tED)

3,581, 270. 31

3,581, 270. 31

= KW SR S
GRIDE S IR it
A L -7 53151

-42, 809, 939. 26

10,771, 614. 59

-32, 038, 324. 67

Horp: 1LEEHIEEK

47,074, 257. 21

-11, 201, 403. 29

35,872, 853. 92

2. e I8 ALK

-89, 884, 196. 47

21,973, 017. 88

-67,911, 178. 59

I I A G B
NSRRI AL (3 415
W) QR LL -
S

fo WIRPAAER G (5
SEHAFHED

190, 965, 647. 83

—-45, 264, 866. 20

145, 700, 781. 63

W H

AERETT LS IR

2016 1 A 1 HZ 2016 #£6 A 30 H

3013 T 36




WS AEIR AR 53 2 2017 424 BE R 75 4 2

TR e

R EERHE

FrEENE AT

— WP E R (O
EHAHED

288, 383, 483. 21

—-41, 261, 816. 31

247, 121, 666. 90

— R EESER
B IHEAR A IR
tED)

-43, 555, 898. 10

-43, 555, 898. 10

NN TIPSt
GRIDE S R IF R it
AR L -7 53181

-43, 259, 662. 45

12,641, 261. 61

-30, 618, 400. 84

Horp: 1A HIEEK

35, 640, 013. 01

—-11, 943, 325. 95

23, 696, 687. 06

2. FEL 8 A 3k

=78, 899, 675. 46

24, 584, 587. 56

-54, 315, 087. 90

VO A i A A
NG BE AR 77 A R s g e
6328 GaERDEL “-7
SIHHD

fo WIRPMEN . (G

245, 123, 820. 76
SHAHED

-72, 176, 452. 80 172,947, 367. 96

TRAR PR 9 55 AR AL RS 70 o
A 6.1 & 6.4 WSHRERM TR TTANZEE:

XA G A
BEEHAFATTA FESIFT/ERTTA SR A T
6.4 MEME
6.4.1 BE&EEXRIEFMR

WA AR R ML AR 7y A S et B 4 (U IR “ABE 4" ) @b ENER B EHE A
(BUR R« EREM S ) EMVFAT (2015155 506 5 (06T HEF M Al IR a7 A 300 0IE 25
RGHESTEM M E) #EF, BISREE S EA A AR (e N RSORERES R 37 5 415
ISR P AR EU o FOIE A B S B S B R AU ATFSEE. RIS NRATIES,
FEEEABRAN G, B IR AL ARG A T &R RIS AR 478, 984, 427. 03 I, &K
T8 R SV 55 P CREFR 8 54K A 18K R 307 (2015) 35 772 SRR BHRE T LASRIE. 200
i EREN 2 % %, (IAEFAERR R AR B SOE S RS & A ) T 2015 426 A 16 HIER
R, TGS TRAERNH RS HBURE 479,082, 437. 20 G A, HAAWE SR BT &
98,010. 17 3L A, AIESIEESE N AMERESEHARAR, HESLE NP EEER

BATIRA A IR A
% 14 T Ik 36




TS CEERRr 2 2017 4F 245 FEF i 75 4k

s (MEAEIR R AR SO R R SR G A F) I P IR &%, AREMN
e < Oy AL A G 4 PSR DR 7 Ml A8 8000 SR TR 43 B Ak e 2 R A AT (LU R IR IS 4 34 Or 4
W) S ISP IER R L IR O SAE TR R S 2 A B (BURfRIAR “ WS RE3R0R A il )« iste
FAEIAMRP AR B POIETR BB 2 B A (LU IR “ M3 0R B 807 ) o IRAEXS S0 7~
LS o3 HE AN ) 22 HE AR i < ) 0 < 0B AT AN R PR RS VAL R RS AIE o TS S 2R ORI T LA R
e EMEARE BT A 5 B i dt,  BAT SARMTEBOR AR K G RS Ak IS HE3A0R A 33015 s
MR B AU L LTS G EANRE I . LR LG 3, JLh IS AERR fR A 809 A (i 2 24
W, BAT RS H AU s AR AR A U R S 454, WS HE3A fR B I BUAARBI i Rt 8, BAY
et PSS EL TS S A 5 e PR RS S P o IS HEIAOR A 3 BT S IS HEFA 07 B AR A0 E EL AR 28 TR+
L: 1 R AAE . ARG HHIIa AT RAEL ARG, MG 823040 B0 6 A IS R34 R A0 B0
AR AL IR 1 1 A LEBIRRION IS 3R fR A (BT S ISHEIA IR B i, AR GREEFL
BUE, MR A S WA OR A 8. MSTEIAOR B A0 B[R] AT LAFZ 2405 IO ML BEAT 3 A 4 S
X, AR S B 2 IR G IF R AT . S B IF, fRES B R
A IS IR R AL I 2 A SRR DRI N 1 ISR 08 A 085S 1 DS HE3A0R B 380000 LA
BEATHHIAT s e BN EIF, RS0 IUTA N A ISR R A EUS IR B
e R 1 OISR A 45 1 ISR IA R B AR BT N 2 173 SRR AR 4 4 ) b A5 B0 A7 8 B 47
HNo

SO B A N RIS SRR OR 0 0 B < 0 WA BN HE T B H IR e B
ERR S MAURE, HP MBS BOVIBEA RO IR A 8. WSEEIA0R B 48T
A A SRR OR A Gy A0 3 G 0y BAHE D IS TR IR OR A A0 B A < I 20 58 NI Bt 2 Al F
2 A MBI CRAD IS DL )2 B B P 1B A5 T | ISR A 0 8TS 1 D IBEE3R O B 4y BT X B
{3k G B P 1HE A

AT G WIREAT BT 5. MR ER A L ISR R B A RS THEE 11
AH—ATAEH, AESHIATEENENNIIE. EReMIIESEE, WBESRR A
AU S WS AR B AR BRI AUC LEORF 12 1 BOER] o TS HEER0R A M 240 58 RIS s, RIS
AR A AR R UHERE 10 7 31 HEEMESH#ER I 1,000 ooy, R v ARt
IR E T L M EEIAOR A B A N o ISR BT A A5G 1A 2 D IBEEA (R LR 4% 1
IR A D BERATH M I R B 73 I 358 A IS SR I DR B 3 5 0 B 5 A\ K 4%
AT 575 sIRAF B I S G I DRAD B 70 B s 35547 3 YIS SR 30 DR 00 50 100 02 2 A0 B A R 3%

AR 7 557 sHAG B 37 P IS AR IR AR A 20 e . 0 BRI 5, MSHEIR R A 4y B3 44
%015 T 36



TS CEERRr 2 2017 4F 245 FEF i 75 4k

WS FEIEREN 1,000 JG, BSR40 J2= 4 0 005 (K AH LT B

B sE WA BT B4, ARTHE G 3R 7R G HE PR LR A A0 4 4 00 (ELR 3] 1. 500 TG SRS HE A {7
B (A AR ANS HFEELE 0. 250 TR BT A E M AT R . QBRI T AR, A
HEE Aoy B SRR ORI AT IEEIR R A 8. MSSEIR IR B Iy AUHAT ORI B, 1 4T B J A o
ST RIS IR LR A DS SRR R B XA LIy L 1, AT S TG S A (A A 1) 35 4 0 5
A SEIRGR A A SRR B BB S0 405 15 H BN 1. 000 JT.

ZTYIRESAE 5 BT (LT RIFR “FAZHT” ) IRIE L7 [2015] %5 291 S 3CH S, AKL4yE
MR A T 109, 870, 294. 00 47 3 A AU HE3A £R B 4345 109, 870, 294. 00 3 &+ 2015
6 H 26 HIEIRSC AL 5 o X THEEES W SRR AB AT, 6 AR A NAERFG A5 73
BUAAAEIRTIR S, B PR MSEIR (R A AR AEIA 0% B AR AT b rliintid: o TR fEdn o
MIMSAERRA A, S &0 BHEE N SIS EAEIRTIR T, B RGEATE SR
G SR ISR AR A 4 A5RN IS SR A £ B AR RN AT LT i

MR (N IR ERE S BRI 408 R (A PR R R P2 AR 0 G S R B 3 &
HFED) BARIE, AEEEIRRVEENRA RIFREMEN SR TR, SRRm eS8 i S
e e FRAR I (B Fh /AR BB R 22 % At b BRI M vt BT R EE) © i, IR TR BGE.
V7 SRR UE S DA A B R (I M 45 Ao VP 3R S 4 W (K 8 Gk T 2L (B URF & o BE B 22 11
FHRIAE) o ASTEG AT T G0 40 1 LU ANIG - 2 4 8 72 () 80%, LA 4805 1A (¥ 8 B o B K%
AR R B EL B AR T AR B L & 77 (0 80%;  AEANAE 5 H H A AEFIBR LR 1 55 5 40 75 4l
(78 Gy ARAIESs 7, 4 BB H 7E— 47 A I EURF 5 95 O B3 8 LU DDAV T 2 BP0 B 1 5% AR
HEE LGRS HE Ay FPEFR R A B 35 26 X 95% -+ R ML ERA T A R 2 (BUS) X 5%,
6.4.2 £ THRIR I 9 ) Z A

AR B S I S5 AR A B T 2006 4F 2 H 15 H & UUG BIRIMAG 1 (Al 2 e ) — A
AEM) 3 TR AR 25 TR B R SR (AR &8R “ Al 2 it ue ) ” ) o b BRI S50 (6 GIE 744
PR AE BIEE XBRL AR 3 5 CAEEEHR T AR AR A > ) rp EHIEZR 4% Bt Bl 2 (AR PR
RS ) MR QES B RS TSNS HR 51 (WP IERR R 500 SOIE S %
WRESESAF) AP EIER S P E IS 2 RV AR S AT L8255 BB I SSHE il -
6.4.3 BAE AV L THEE B HoAl A SR e B 75 B

AE4r 2017 4F LR SARESF A AL TN TR, B, seRh e T AR S 2017
46 H 30 HI\M &R LA K 2017 4 L BAR i 48 R AR S5 E R B 1B I S5 A R A5 R .

~

H
5k

016 T 36



WS AEIR AR 53 2 2017 424 BE R 75 4 2

6.4.4 AR EFFTRAKSTTEER. Sttt SRR —HERREHE S

AR E WP R AR 2T BOR . it hTh 5 5ol — B9 B S A — B
6.4.5 ZHE LRI

AR AT SR KA RS ER IR,
6.4.6 BiTH

MR EG . B B4 /AR [2002]128 5 (G TFIFRGRIE S 1 98 25 44 SCBLI In) Rt v Jd
F)s WA [2004]78 5 (BB, 5B 5% A J= % THIEZ- 43 B 2k e B MSCBBSR R IB &n ) . A [2008] 1
T (CRT A FT AR T EBOR AN D) . MBL[2012]85 5 (ST S b i 2 =) B 20 22 531
WA N AT BLBCR A % i @ @ ATy . WAL [2015]101 5 (T BT o m] S 2R Z R A N AT
FEBURA K o) B AT AL (2016136 5 (& T A HETTE VB eSS E B S @A) AL
(2016146 5 (ST k2D WA 2T HET & ol Rl Rl AT SRBORIEAD . WP [2016]70 5 (%
T4 R [F) M A RS G (B AR BRI AT S AR SC A B AN S 25 #0 4, £ ZRIIA 7R
LUNE

(1) 72016 4 5 H 1 HAT, PARATRES T ASEEF AR TEWAAESTEE, AEBCE L.
XAEFF I BT B G NI B S 52 Br iR AR E LB H 2016 £ 5 F 1 HikZ,
Rl g e LA OSSN AE B . RUESF BT 5L 6 B NGB 2k & LS IESE . iz ORI
ANGAESGAERL, 0 E 5T # 77 BUR T LA g Rl R AT KA SR S A AE A o

(2) W He MNIEZF T P HBAF RN, B KEREE . SR EMIRN, BERRIRE . 27
BN, AR RN B IABION B A AER AL A8

(3) 3 5 BUAS O Aalb ot 22 AR MSON B2 AT 102 27 D Al £ 1 ik < SOAS R IR AR AR 5
20%F)N NPT o o0f B4 AN b TiT 2 w0 I B AL R A, R IBIRAE 1T N H AN (B 1 AN D
1, HR AR PSR AN ATSE: SFEPIRAE 1 MU EE 1 H0E 1H R, ZRiL
50%TH N LANB A4 FEICIMREE | 4FRY, B RAENCN AT B . R GHEA 1) i A =] IR
5, MAEEIARIIRE . RO, 28 IR RUE TR, R E) B ARSI R THR RARET
HAFHBCE 2D GRS 2T % 50% TH N LB pT G 4. b ik Frs 48 —i& ) 20% B R THE A
FFA8L

(4) FEE TR 0. IhHIBE RN EEAL G IR, SENBEEAESUR A8 55 ENAER .«

3017 T 36 W



TS HEIR PR3 2 2017 447 B2 i o 47 2

6.4.7 REXH KRR

6.4.7.1 A3 5 RAFFAE T 1 50 R BRIl B KA 35 R R U RBT R AER IR 5L
A it A AE 2 1) 5 2R B Ath 5 KR 35 5% AR I SR B0 R AR AR
6.4.7.2 AR EH EEE R AR 5 K& KRBT

SR

SARERI KA

TS A A FR A ]

o BARAT A A PR~ =) (i

)

A UETF IR A PR A m] ¢ “EEIER” )

HEEHARIBUOR . AR

TE: TR RIKAZ Z) S 1L HO S5 A 12— B Ik 2 3K T 3L

6.4.8 AR F 1 K L F R AT HLI A H SRR A 5
6.4.8.1 B REX T3 5 LTI 5

6.4.8.1.1 REX 5

SAEAL: AT

ZN AT ]
201741 A1 HE 201746 A 30 H 20164F1 H1HZE20164F6 H30H
KRIK T 4 FR 7 24 1A 2R =t il
FRAE & AT S FAE 4 AT S A
Ee A3 Et 3]
LN 16, 803, 507. 16 11. 11% 47,112, 156. 64 41.96%
6.4.8.1.2 RHER 5
T
6.4.8.1.3 R 5
T
6.4.8.1.4 BGERZ 5
T
6.4.8.1.5 N2 ATRECH K&
SEs. NRMG
e b o ZN
R 27K 20174F 1 H1HZE 201746 H30H

018 T 36




TS HEIR PR3 2 2017 447 B2 i o 47 2

23 o2 B 4 b7 HAAR LA AR
E; WA 5 /\A,ﬁ
4 wEmtp | CNEERE L st
ESEERT 15, 314. 55 11. 11% 8, 496. 78 7. 08%
AR AT A A
20164E1 H 1 H & 20164E6 H30H
R 2R
E=p ] o A 4 O 7 HAAR B AR
Y WA Z i}
4 wErp | CRNRERE L
LN 42,933, 47 41.96% 42,933. 47 55. 49%

E: (D femitEAR
FMIESRAE G AT i 4= (S2) R E&RX 1% F (R @FH-F () IFEREHFHE

ARAH 2R ]

YNEFRAE 5 FT A i 4= (32) R E&MX 1%-F () @FH-F () IFEREHFHE
AAH 2R ]

5157 KRS 5 S B F AT G e, H TSR I3 S IR S S 2 T 3% . AIEAE 2 SOIESR S5 5K
I8 g 4% Ph B < B AR AH

(A < PE AR 5 — AR 23 A 7] BT WM BURARIT L)
(2) A4 5 Ry Oz RN — K3 & @ TR 7 SO e LEBIZ53T T GIEZRAZ 5 . IC LT B
BOo ARV, 3 BALE JI AN E T 32 7] SRR TR 55 LS HABHIE 78 S FF

6.4.8.2 BRI
6.4.8.2.1 X&EH
Mo NRMot
A A R L A i)
I H 20174 1 H 1 HZ 2017 4F 6 2016 £ 1 A 1 HZE 2016 2 6 A 30
30 H H
é?ﬁﬁ@ﬁﬂ’]ﬁ & RAT 845, 519. 93 895, 266. 10
FRESEE
Ho. NE:E] Al
;Z%FZ\;UL%%NWE’JE 283, 173. 15 276, 936. 61
(D) AR BRI 40 &) 18 BN RN 4% 50— H 2 & %72 1 H 1. 00% 14 3% K 1132,
BHEWEEHHKE, #&H . BB AR N HEHEARM =787—H3E &= 13E X 1. 00%+
MERE

(2) s OFBEUETRHRRESHER N EENE), e MNMIEHSIHEEL NG
SRR LU A4 3, DL 1) 3 S B B UL SAS 8 7 i 5% Al 5T sl vh P AR A R 3
F YR R NI e R B R B

3019 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

6.4.8.2.2 &S
A NIRRT
N AT E 3 A
I 201741 H1HE201746 | 2016451 5 1 HZ 2016 46 A 30
30 H H
A KA R S N AT
(R 186, 014. 40 196, 958. 50

e SONEEEFEE A B @ BRAT IFEE SR 2 0 0. 22%, B HHE, A 3A. HIEE 2=h0
— H IS I15E X 0. 22%+ JERL .
6.4.8.2.3 HERE &

Too
6.4.8.3 5 RET7 #EAT AT R ENL T M FiR (& BIW) 3L 5

ARFE G AR A5 0 e b R T BB IR 5 A 5 R HEATARAT 1) R ATz I . (B D 42
VB
6.4.8.4 H#REKTT BEAEGHIFLR
6.484.1 MEHNESEEANZHERREREARESHHR

AR BB AAR ) S AR BT HUE], AR S B RAR BT A AR
6.4.8.4.2 W& BIR RIS BTN Z SN FHARSKER 5 B 5t A F & 11BN,

AT AR AR S B4R BEOR bR B 4 BN 2 A0 B FA QI 7 188 B 0% S e AR TR A i
6.4.8.5 HIKERT7 RE KIRAT AR B 2307 A2 IR BN

. ANRMG
SR N AR AT LA R
phos 201741 H1HZE20174E6 H30H| 201641 A1 HZE 201646 A 30 H
- 1K A2 AR BN WK A SHF] N
op [E SR AT 8,175, 601. 14 35, 753. 86 9, 608, 108. 34 39, 540. 80

6.4.8.6 AEEIERMHMN S 5RET A IERKIBR
ARFE G AR AW N EAE AT LU R A 2 5 R BT A E SR .
6.4.8.7 HAMIRERZZ 5 S I B
T

020 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

6.4.9 K (2017 % 6 A 30 H) AEEFEWRIEZRIESR
6.4.9.1 FEAEH &/ RIS T HREFA KREZ RIES
SR NRTIG

e L

6.4.9.1.1 ZRiIEHHKH: KE
. WK | Wik

N N . 7 e v |
WS [ES | D | v |TiEsz| AW | RS AT, P

RS |2 AW H | EH (REE) ks | ERA ) A ST

2017
K4 2017 4 H
002879 FETH| L 1 18.02[ 18.02 1,313 23,660. 2623, 660. 26 -

FHige H 5 H 7H AR

_| 2017 4| 2017 ,
& HLR
002882 6 H15fETH| .~ | 6.20] 6.20 2,966 18, 389. 2018, 389. 20 -

2 al 17 1 AR

.| 2017 4E| 2017 )
e HTR R
i 6 H 284FET7 Hl | 20.20] 20.20 857 17,311. 40|17, 311. 40 -
B al 6 H 1Az R

2017 4| 2017 .
JEF HTR R
603305 . 6 H 304FE7 H o 11.26| 11.26 1,351 15, 212. 26|15, 212. 26 -
X7 Ei 10 El 1H 5

2017 4| 2017 .
PN B
300670 sen s 6 A 267 H| 10. 93| 10.93 1, 259 13, 760. 87|13, 760. 87 -
& He SN HZ R

2017 4F| 2017 .
E5p R
300672 .| 6 A 30ET Al 8.48/  8.48 1, 257 10, 659. 36|10, 659. 36 -
{70 TR

Hl 12 H

L 12017 & 2017 .
Hix il
603331| 6 H271ETH| . 9.63 9.63 999 9, 620. 37| 9, 620. 37 -
¥ al s [ 2R

12017 4| 2017 .
el

&

6 H21ET A" 8. 11 8.11 942 7,639. 62| 7, 639. 62 -
HLF 2R

H 5H
2017 4E| 2017 i
HA BRI
603617 | 6 H 23¢ETH| 8.93 8.93 832 7,429. 76| 7,429. 76 -
ligh A s\ JHAZ R

s AR, AT B A DA A S K T 8 52 BR 4 5157 B AGE
6.4.9.2 HIARFFH K EIHF I ETIE R RBER

603933

300671

SR AT

] @] mE T

L AL = H

B g | 9 e | e | 2% pm lmm g | P ke 2
m || B g TR retagpe

o201 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

2016
4

002129
H 25

10. 29 - - 156, 300| 2, 244, 210. 22

1,608, 327. 00 -

2017
6
H 22

2017

ET
601727
H 3

7.57 7. 54 203,938 2,111,413.27

1, 543, 810. 66 -

2017
6

300145
H 28

16.92 - - 86, 300] 1, 362, 459. 81

1, 460, 196. 00 -

2017
5
A 12

2017

8
002610
H 2

i [ B e P -l
I

S 4 O B[S 4 Ot b g o b | e o e |
jun|

2. 44 2. 44 455,500 1,813, 029. 08

1,111, 420. 00 -

6.4.9.3 IR G IE MR 5 FAIE AR RIH
6.4.9.3.1 R17 8] T 375 3% 1E 5]

Tco
6.4.9.3.2 XX 5 i 733 IE B
Tco

§7 BEABWME

7.1 HiIREEH=HEH R
EHRs: ARt
. R B
s A = Em%<%im
1| Bafess 136, 821, 713. 54 93.23
Hep: B 136, 821, 713. 54 93.23
2 | [EE e s - -
Hrp: g - -
B CRFUE SR - -
3 | REEEH - -
S RbATAE I - -

22 U 36 W




TS HEIR PR3 2 2017 447 B2 i o 47 2

TN R B

Forbre SEWT XIS IR B i B 7

N

BATH ARG R& T & H11 8,361,011.62 5.70
HoAth 2% T 5% 7= 1,577,611.05 1.07
anh 146, 760, 336. 21 100. 00

7.2 AREAT U ROBERRAE
7.2.1 PIRIGHEHRZ T REB AR ER R A S

SAEAL: AT

A5

eS|

~fefE Go

ik i G T B R (%)

A

R L S 14

T

i

86, 326, 366. 94

59. 25

HJI. B Ta0 RRSOKAE M

AR

20, 004, 021. 07

13.73

IR

10, 623, 976. 00

7.29

R AT

AZIBIEH . A REAIEELY

— | & |T™| ™

ER e Y84

—

H AR RS BB

55k

5,411, 553. 00

B4

Bl

LG AN 55 i 55l

1,315, 971. 00

BHEWTTEAEANR 55k

KA IRIFRT 2 P i P

11, 246, 856. 86

JE RS« BN AR 55l -

A

PAFIA 2 TAE

A R E AR Rl

N o |T|ol2I=2|00) |y

Zia

1, 328, 602. 50

it

136, 257, 347. 37

7.2.2 HIRBREE R AT KRB ARERRAE

SHERL: AR

A5 1725 ARME o i 36 4 P 1 E L B (%)
QN /N N 1|4 - -
KA - -
gk 362, 698. 04 0. 25

323 T 36 W




TS HEIR PR3 2 2017 447 B2 i o 47 2

HLT. #00. RS OK A
AIHERL

@ﬁ&

38, 778. 24

XLL%\@%ﬁWﬂﬂ

|| T

A Bl

—

G R A AIE
55l

SESZS

7,639. 62

B4

155, 250. 27

P il

LG AN 55 i 55l

= |0 ||

FBHERT FEAEA R 55k

IKF L R F 5 it o 3
b

JERR S BRI Ad R 55
b

A

PRI ST AR

A R E AR R

| = | o | T

é::'

=]

(=] ﬁ‘

564, 366. 17

7.2.3 |EPRET LI REOBRERERERRAS

.
7.3 BIRIZ A SOHME o5 Fe e B 15 E B R/ HERR B R 3 B B A
7.3.1 ARIEH B LA RUME SRS T F#E IR/ NP Fa T2 B R SR A

SR ARt
i i B4 Y 1
Fe | BREAR B AR HE D AR GHE ()

1 300355 SEAS 153, 620 1, 649, 878. 80 1.13
2 300266 PRIRE 52, 600 1, 615, 872. 00 1.11
3 002340 (S S 261, 880 1, 584, 374. 00 1. 09
4 600884 A 95, 200 1,567, 944. 00 1.08
5 601727 FigHA 203, 938 1, 543, 810. 66 1.06
6 000786 JeEr 97, 400 1, 542, 816. 00 1.06
7 002366 ERER AN 32,700 1, 533, 957. 00 1.05
8 000581 JCE R 59, 000 1, 528, 100. 00 1.05
9 002372 Gil%sv) 80, 800 1, 509, 344. 00 1.04
10 002080 HA R 76, 100 1, 508, 302. 00 1. 04

% 24 71 3£36 0




TS HEIR PR3 2 2017 447 B2 i o 47 2

T BBEEA T MRASR IR B G I T ISR A, R 8 T S M B A PR W)

3k http://www. phfund. com [ 4 B A5 1IE 3L

7.3.2 SIRBR BRI A RMME 5 S F 7= GE B K/NHEFP B F42 IR 4 % 9 41
SERAL: AR TG

o . o i B 4 T P 1
g | AR JBEE AR HE O ARME EHA ()
1 002129  |FIFEEMY 156, 300 1, 608, 327. 00 1. 10
2 601878  [WTRFIES: 9, 127 155, 250. 27 0.11
3 603801 HH A 1, 406 47, 522. 80 0.03
4 603043 IREANAE 1,810 45, 738. 70 0.03
5 603316 [ 1,824 38, 778. 24 0.03

T RBTE IR T ARAR T R EE AR BT B P RO A A, oL ] 5 36 T IS i 4 A PR PR 2 ) )
¥4 http://www. phfund. com [F2F4E BEHR 25 1E 3L
7.4 REPNBERRASKEKRES)
7.4.1 BiFSEANSHGE U HHIE ST 5E 2%EET 20 4R E 4
R NRMT

. Ly R B
FFa | BRERE JBC SR AR N7 SN EHB (%)

1 002372 Gy [l 1,752, 780. 18 1.01
2 600550 RAZ S 1, 740, 268. 00 1.00
3 300495 E AR 1,724, 076. 98 0. 99
4 002479 BRI 1,716, 661. 00 0. 99
5 300355 FHAER 1,687, 905. 00 0.97
6 000967 RV 1, 685, 816. 32 0.97
7 601179 Hh [ 7 1, 682, 869. 00 0.97
8 300145 IR 1, 675, 040. 40 0.96
9 603515 R HE 1, 666, 513. 00 0. 96
10 300237 KREHL 1, 660, 553. 60 0.95
11 002630 HPhREYR 1, 659, 738. 00 0.95
12 600116 =yl 1, 638, 536. 06 0. 94
13 300568 FFEA T 1, 628, 494. 00 0. 94
14 300323 HEnlEH 1,622, 813. 00 0.93
15 300317 s i o 819, 653. 41 0. 47
16 601127 INERE R 706, 232. 49 0.41
17 300484 W 690, 721. 00 0. 40

%25 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

18 603806 HE Ry 669, 346. 75 0. 38
19 000690 FHTREYR 639, 453. 00 0. 37
20 600571 {5 HEIX 612,911. 00 0.35

T SENRHHTN B ORAZ BT LK) 1], A AN 5 %
7.4.2 RS SHUE B IPIRE S B 1$E 2%5HT 20 4 IR 4
SHERL: NRTIT

. . N AR 4 B
FFa | BREAD i ZE AR A Z T3 S0 EHB] (%)

1 600874 NN S 2, 682, 278. 00 1. 54
2 600970 HROR B 2, 361, 885. 00 1.36
3 002203 NEZe g i 1,811, 184. 86 1. 04
4 600008 ERclliiahs 1,778, 597. 00 1.02
5 600584 K HRHE 1,718, 384. 64 0. 99
6 600703 =GH 1,670, 202. 98 0. 96
7 000777 kL 1, 652, 802. 00 0.95
8 600184 JtHL Ay 1,578, 692. 00 0.91
9 002180 gy iaIs 1,573, 344. 31 0. 90
10 002130 RIREAA 1, 569, 929. 00 0. 90
11 601368 ZRINIK TS 1,511, 153. 15 0. 87
12 300004 B XU A 1, 499, 427. 55 0. 86
13 002318 AL 1,471, 769. 00 0.85
14 000712 Ay 1,393, 268. 24 0. 80
15 603308 IS 1,358, 731. 84 0.78
16 601908 rgepii 1, 300, 890. 40 0.75
17 000786 JeEr 1,237, 173. 00 0.71
18 002384 HRiloks 1,231, 957. 00 0.71
19 603169 ZAERE 1, 103, 902. 00 0.63
20 300156 (L SZR IS 1,078, 749. 00 0. 62

TE: SR WL RS S (RS LRRAZ B A, A BRI 5

7.4.3 TN A S R S Y B SR TN B

fz: NRMHIT

KNBERA (AL B3

60, 955, 065. 45

FHBEEON (B BV

94, 122, 643. 11

TE: SRABERRA . S BRI LS RS &R (R sfe LR AZ K ) 341, AN REAH
KEHH -

26 U 336




TS HEIR PR3 2 2017 447 B2 i o 47 2

7.5 BIRIEFFF MM RO FFREBLAE
.
7.6 BIRAZA FOHME 5 e B = @E EL BN R BT 48 e 4 5 9 40
.
7.7 BIRIE A SOHHE 5 E B E BN HE R BB 48 B SCRAE S L3 B 4
.
7.8 #REFIRIE A RME & H S #E IR/ R ET T4 St R 4 5 I 4
.
7.9 BIRAZA FOMHE o5 Eee 57 A EL B /N R P BT 48 BUIE S B B 40
.
7.10 IREFIRFESH I HRIRHI L 1RO v
7.10.1 G RIRAZE S HH KB 63 BHF O 2 B 40
o
7.10.2 AR SR E BRI B EBOR
ST G BB AR W BCRAR S B B SR, LB IORMEDY A, EERFRaitELr. 5%
BRI BRI BT & 200 AREE G 77 50 IR ST DL AR AT P AR 1 P DU T o B B 9 o 4% 4
s KR AL G B AR R S A, TEBIRE B AL B E R H
7.11 I EHIRAFEEEH BB IR 5 F 0 U Y
7.11.1 AF E U KB R BR
AT G B A R KPR BV T 1R R0 25 [ 65 B 4% 9%
7.11.2 IRERIRAZS B 1 E U R AR 28 B 4
AT G B A R KR DRV T 1 R 25 [ 65 B A% 9%
7.11.3 AHE R KB T
AT G B A R R DRV L 1 R 25 [ 65 B 4% 9%
712 WERAEHREME

7.12.1

AT BT AT+ R AESF A AT LR E SIS A sESR Sh H AT
W2 B ATFEDT. AT IESR.



TS HEIR PR3 2 2017 447 B2 i o 47 2

7.12.2

ANTE G PB4 B SR A R e R I E 1) e i SR

7.12.3 BIR A ST B =M
Bhr: ARG
e ZFx S
1 | A ARIES: 33,077.92
2 | MUSGIESRTE SR 1, 535, 935. 02
3| MUBEF -
4 | MUCRE 1, 874. 50
5 | RYSCHIEER 6, 723. 61
6 | ALK -
7| FEETRH -
8 | HAh -
9 | &it 1,577,611.05

7.12.4 JRFFA R TR BB AT R B fi 5 2
o

7.12.5 HIRHT+4 BER A EGUE 2R B O UL
7.12.5.1 HIRI\HEHR R+ 2 BRE P HFERIBEZRIE LA BH
eARh. NRMoT

Foe | memem| mEas |masmmsmAnnE] e | e e s
- - HE B (%)

1 002129  |FFRAZAD 1, 608, 327. 00 1. 10 ORI

0 601727 | LFigHA 1, 543, 810. 66 1.06 ORI

7.12.5.2 JARBURB B BT 42 R P A AEFIE Z IR SL AT B A
o

7.12.6 FHRA G T HHER SR # o
HT DY TN, A At T T2 R DI I ] B A7 26 PR 2

28 T 36




TS HEIR PR3 2 2017 447 B2 i o 47 2

§8 EEMPFEAGR

8.1 HIREEMPRFEN R EFEANEH
Py &AL Ay
FrE ANgH
/\r" Y5 i
B | mam | P BUFIBEE % A NBHEH
H(F) FH S H 2 k= 24
Piars o YA
Fr 037501 N Frf 03501
TEOR | e Lt
B 4% TR
W 1 54 B 6, 408 18,836.08 | 158, 384. 35 0.13% | 120, 543, 192. 01 99. 87%
T
8 4% TR
iﬂg*}ﬂ% 245 21,041.00 | 624,541.00 | 12.12% 4, 530, 505. 00 87. 88%
& (ETEIN
HBH%*}M% 488 10, 563. 62 41, 660. 00 0. 81% 5, 113, 386. 00 99. 19%
&t 7,141 18, 346.40 | 824, 585. 35 0.63% | 130, 187, 083. 01 99. 37%
8.2 iR ELHiEESWTEZFAA
IS HEIA AR5 %
s FrH NAFR FEEma () b BT A A
Ee 1l
1 REE = 2, 735, 968. 00 18. 00%
2 B3 823, 259. 00 5. 42%
3 FE=2 480, 230. 00 3. 16%
4 TH AR 343, 041. 00 2. 26%
5 231 343, 014. 00 2. 26%
6 ZRIHET 343, 014. 00 2. 26%
7 B 212, 671. 00 1. 40%
8 LAY 205, 816. 00 1. 35%
9 E g 205, 808. 00 1. 35%
10 AT 205, 806. 00 1. 35%
RS AEIA LR A
F5 ¥ NAFR FramE () b b T R A
Ee il
1 284 1, 797, 756. 00 34. 87%
J:CE “j‘ {%}’;@I N5l — HHY
2 LT Eﬁ[ﬂﬁf\ Al . Eiff 391, 955. 00 7. 60%
ZRIEX I 1 54
3 5 B g 167, 451. 00 3. 25%
A STZ 2 5 7AN I\ =
4 i .j(%ij\ﬁ%@ﬁ?jmﬁﬁﬁ 114, 000. 00 2.21%
— A2 — ARG T
R i e 67, 725. 00 1.31%
22K 65, 232. 00 1. 27%

029 T 36 W




TS HEIR PR3 2 2017 447 B2 i o 47 2

bk 64, 907. 00 1. 26%
TN K 61, 100. 00 1. 19%
L2 57, 400. 00 1.11%
10 ATk 54, 085. 00 1. 05%
S AEIA LR B
Fe FE NAHR FHOE () b7 BT R A
Ee il
1 XSk 217, 539. 00 4, 22%
2 2SR 207, 232. 00 4. 02%
3 T T 167, 451. 00 3. 25%
4 b= 150, 000. 00 2.91%
5 o 3= 130, 463. 00 2. 53%
6 B B 115, 575. 00 2. 24%
7 o &1 g 104, 920. 00 2. 04%
8 E#ks 104, 154. 00 2. 02%
9 Ze [ B 99, 464. 00 1.93%
10 IMT A 83, 589. 00 1.62%
E: FEEANNNFEA N
8.3 HIREESHEAKMMNVANRFAEREESHRIEF MR
" s 4 B
5H R BAMEAE D | T o ﬁﬂf” 4
RS HEIR LR 2 - -
MEAEIRER A - -
4 AT A B Hﬂg;;w% - - -
AR
&t - 0. 00%

M BUEARE IR, AEEEHARTHE MW ARFFA AL 05

8.4 ARESEHAMMWA RFFE TR E S B BX HKIER

BiH AR FrARESMPUEBNEEXE i)
WS A3 1R 3 2 -
RAF @PEEANG Hs SR LR A -
AT NS PN & WS 4R LR B -
- AN

AT A4 ast .
MSHEFR R 5321 -
MSLEIA R A -

KB GBS AR AT
M4 W3R8 B -
it 0

e (1D ARFEPEBENG . FEEHTT ST AR RS AR A AR S0 .

030 T 36




TS HEIR PR3 2 2017 447 B2 i o 47 2

(2) AEEGHFRGLIARE AR RFFGAZEE DB

% 31 i #£36 7



WS AEIR AR 53 2 2017 424 BE R 75 4 2

§ 9 JFAEEH R

Bz

i H

A3 OR 3 4%

M HEIA R A

SAEFR R B

iiji;if;i;g;Eﬂ (201546 5 16 B 259, 341, 849. 20 | 109, 870, 294. 00 | 109, 870, 294. 00
AHRAE A IR S A B A 142,811,048.48 | 8,789,486.00 | 8,789, 486. 00
AHRAE AL 4 5 R 4 i 32, 293, 085. 56 - -
P AR 1 A J 4 S e [ 47 3 61,671, 437. 68 - -
ziiifﬁigﬁif?yiéfgngﬁ}%m G 7,268, 880.00 | —3,634,440.00 | -3, 634, 440. 00
ARG SH A B S 4 B A 120,701, 576.36 | 5, 155,046.00 | 5, 155, 046. 00

TE: SHBRES RS BB SRR A e B Jr o RS AN A =
A3 AT R TR X B 0 AR < A7 A0 417 0 v U R P47 40

032 T 36




TS HEIR PR3 2 2017 447 B2 i o 47 2

§ 10 ERFMHE R
10.1 ESHHHH ARSI

ASFE AR N TR S B A AR 2 R

102 HSEHEAN . ESHEANTNIESTER I THERATRS)

10. 2. 1 BEEHARWERANFRD: RKEWN, ZaFEFLHU0ED, A FEEHITRE
AAEEAF RS AH . SRR IA 2017 4 3 A 22 Hi.

A0 ) ER i AR BE S IR EIE I3 B P A IR R

10. 2. 2 ZEEFE A ERNFZD: RS AR EITE AT TR EFTE MR R A R
NFEAF

103 B RESEEAN. EEM™. E&FHREWFHIFL

L ARSI o AR IS E S B RS A G, A BT
SRR S5 I VR A I

10.4 F SR BRI R

AN AR A SR e BT SRS R AL

10.5 NEEHATH K STHTEZ B

AR PR OIS A o T 2 TR S5 T

10.6 EEA. TEALEBREHEANRAZEESRATIFHER

L REESEHN FEEITE AW R LS U B R SR BN SAEAR I A R SR BT (RS
Y

10.7 Z& M HIESRA FIR 5 B IuhA R ER
10.7.1 ESHUEH A TR 5 BT B ER % KA & X AHER
SHEAL: NIRRT

ey R R4
oy | ST R o
FEEE | wm | mwem | mocsmmlk| e ijﬁﬁi &k
1§u ALJ\E.E/\] [:[31§IJ

033 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

A 1
7 1IEUES 2| 41, 547, 755. 86 27. 46% 37, 862. 12 27.46% PNHETHE 1

AN AL
R IRIEZ 1] 38,694, 034. 27 25.57%  35,258.27 25. 57% -
EEIEF 2| 16,803, 507. 16 11. 11% 15, 314. 55 11. 11% -
VI IE 57 2| 16, 569, 850. 27 10. 95% 15, 100. 17 10. 95% -
RIS 2| 11,097, 991. 56 7. 34% 10, 113. 82 7. 34% -
PaRATIE S 1] 10, 364, 757. 82 6. 85% 9, 443. 24 6. 85% -
HEAIES 1 5,973,727.92 3. 95% 5, 446. 93 3. 95% -
P22 RS 2 4,629, 064. 86 3. 06% 4,218. 47 3. 06% -
iﬁw =i 11,876, 709. 84 1. 24% 1,710.13 1. 24% -
KT UES 1 1,348, 192. 00 0. 89% 1,228. 58 0. 89% =
GRS 1 1,015, 950. 36 0. 67% 925. 76 0. 67% -
| K ESS 1 813, 911. 42 0. 54% 741. 80 0. 54% -
HE R 2 482, 040. 44 0. 32% 439. 27 0. 32% -
4 A F] 2 80, 827. 40 0. 05% 73.64 0. 05% -
RITUES 1 - - - - -
A T UE 57 1 - - - - -
NN 1 - - - - -
CAF U 2 - - - - -
UM VA IE 2 1 - —~ - - -
T RE S5 1 - - - - -
K IR S5 1 - - - - -
b {5 77 1E 1 - - - - -
HEPEIES 1 - - _ i _
EREP RS 2 - - - - -
ESErallit s 1 : . . 2 2
i AL T 1 - - - s -
[Rgness 1 - - - - -
FRTIES 2 . s : : =
fEIE SR 1 - - - - -
FEIESR 1 . 2 2 = s
HRIESR 1 - - - - -

E: 5 RITE AR EARE Y -

D HTT, IEFERIRIER -

=

1) FESE NSRS AT SIS KL HIE R A8

=

%5 34 71 36 W

WU, 61652 5 3 e e A 4 P2



TS HEIR PR3 2 2017 447 B2 i o 47 2

(D SEEE, EERL, EMEANDT 3 (L AR
(2) WK R, &0 4818 Bon A w4 ERTUARE ;
(3) ZEAT NG, Bl AR R AR DR B RS FIAT T 52 21 v BEHIE s 23 Ak 5T
(4) WEVEFRE. i, AN IERIE, JFaei &l B IR 2K,
(5) & RGBIET TR 2B ok, 25 Witfs & REARE ST IER L 5 M H 2,
IFRe AT S IR A A TH I 1E B RS
(6) WIS s, A e M N ATE TSN R, B8 AR I S 4t o 1 1 AR
% .
2) LT G B ITHIEE
WA AR FibbRdE, R G M RESR A RIE N AL 2 BTN e FRA RS T ] 2 S
X E TR A R RS AT SR A VL, PPN RS R R G R E. e LT &R
PR 2% BN A S BRSSO, RIRIE VT L 5 SR 8 58 B B eSS o W BRI Ol FRA W7 LA
T Z2FUEFEENMIA SR EERDL BFHFOKTIG, [FZFEA R S Rl e L A
VL VI
10.7.2 &MU A FR 5 BT AT RMIESF R FE KR

T

§ 11 MR E R KA EEE R

111 |EFNE—ERERFEES A HLFIXR BT 20%K1EF 5
.

11.2 B RERFENHMEERFR

T

EREGEHFRAR
2017428 A 28 H

35 T 36



TS HEIR PR3 2 2017 447 B2 i o 47 2

% 36 51 4L36 0T



	§1  重要提示
	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 其他指标

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 期末按公允价值占基金资产净值比例大小排序的前五吊债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的前十吊资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五吊贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五吊权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	§8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十吊持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§9  开放式基金份额变动
	§10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况

	§11 影响投资者决策的其他重要信息
	11.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	11.2 影响投资者决策的其他重要信息




